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[ 111 PiedmontNatural Gas

April 26, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end February

28, 2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Piedmont R(;_,, Drive • Charlotte, NC 28210

piedmontng.com

PSC SC
MAiL / DMS

Natural Gas

April 26, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-4 I O-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end February
2', 2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.corn

Fnclosures

C: ORS

$@ZI.,-nl;- --,

irsc n nrnont m .. t n.e ~ &h ~ Ictte N,. 'a 1O

piedmontng.corn

PSg cc
MAlL! i3MS
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Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon

February-11

(2)

7

7

8

12

13

15

9

9

8O

15.50

1,240.00

A

A

T of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)

(1)

12,988.50

12,988.50

14,844.00

20,586.00

30,751.50

36,232.50

13,099.50

14,359.50

155,850.00

1,240.00

154,610.00

B

B

T of B's

Less: Fees (Expenditures)

Option Premium

Activity in Account

Debits Credits

59,899.50

D 12,988.50

D 12,988.50

D 14,844.00

D 20,586.00

61,407.00

D 30,751.50

D 36,232.50

66,984.00

D 13,099.50

13,099.50

D 14,359.50

14,359.50

_ofD's 155,850.00 215,749.50

215,749.50

(155,850.00)

59,899.50

(59,899.50)

(3)

C

C

C

T of C's

)" of C's

_"of D's

P&L and Cash Activity per ADM statement

Reverse ADM accrued 1/11

ADM accrual in 2/11

P&L and Cash Activity

(5)

15.50

E

E

of E's

Commission and Fees rate

Total Fees (Receipts)

(4)

(5)

Proceeds from positions (Receipts)

Total Fees (Receipts)

Futures P&L per ADM statement

(6) Interest from ADM

Piedmont Natural Gas
Reconc)))at)on of ADM statement to SC Hedging Activity and Recon

February-11

i 21

7

7

8
12
13
15

9
9

80
15.50

1,240 00

A

2 of A'

Commission and Fees rate
Total Commission and Fees (Expenditures)

12,988 50
12,988 50
14,844.00
20,586.00
30,751 50
36,232.50
13,099.50
14,359.50

155,850.00
1,240 00

154,610.00

9

B

2 or e's
Less Fees (Expenditures)
Option Premium

Activi in Account

7 of D's

Debits

12 988 50
12,988.50
14,844 00
20,586.00

30,751 50
36,232 50

13,099 50

14,359 50

155,850.00

Credits

59,899.50 c

61,407 00 c

66,984.00 c

13,099 50 c

14,359 50 c

215,749.50 7ofc's

215,749 50
~55,850 ss

59,899 50
(59,899 50)

j of 0's

2 of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 1/11
ADM accrual in 2/11
P&L and Cash Activity

E

E

2 of E's

15 50 Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P& L per ADM statement

(s) Interest from ADM



ADM

ADM INVESTOR SERVICES, INC.

Ch ica,_o B_;_ rd o f ]_I'ad e Build in g

]41 W..!ackso_ Bird • Suil_ ]_'_OOA

Clmam _, []lm i,_s 6(}6()4 3 I<)(]

MONI'HLY GOMMODI[Y SiAI[M_/q[

STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY TH I S MONTH * * * * * * * * * * * * * *

DATE

210111

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

WIRE TRANSFER REC WIREREC US 59,899.50

WIRE TRANSFER RECEIVED

2/02/1 7 CALL JUL ii NYM NAT GAS E 5150 C NET PREM US 12,988.50

2/02/1 7 CALL AUG II NYM NAT GAS E 5300 C NET PREM US 12,988.50

2/02/1 8 CALL SEP ii NYM NAT GAS E 5500 C NET PREM US 14,844.00

2/02/1 12 CALL OCT ii NYM NAT GAS E 5950 C NET PREM US 20,586.00

2/03/1 WIRE TRANSFER REC WIREREC US 61,407.00

WIRE TRANSFER RECEIVED

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C NET PREM US 30,751.50

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C NET PREM US 36,232.50

2/16/1 WIRE TRANSFER REC WIREREC US 66,984.00

WIRE TRANSFER RECEIVED

2/22/1 9

2/23/1

CALL APR ii NYM NAT GAS E 3950 C NET PREM US 13,099.50

WIRE TRANSFER REC WIREREC US 13,099.50

WIRE TRANSFER RECEIVED

2/24/1 9 CALL MAR ii NYM NAT GAS E 5600 C EXPIRE US .00

2/24/1 9 CALL MAR ii NYM NAT GAS E 6500 C EXPIRE US .00

2/24/1 I0 CALL MAR ii NYM NAT GAS E 7000 C EXPIRE US .00

2/24/1 18 CALL MAR Ii NYM NAT GAS E 8500 C EXPIRE US .00

2/25/1 9 CALL MAY ii NYM NAT GAS E 4100 C NET PREM US 14,359.50

2/28/1 WIRE TRANSFER REC WIREREC US 14,359.50

WIRE TRANSFER RECEIVED

2122/I 9

9*

2/25/1 9

9*

10/25/0 8
8*

POSITIONS IN YOUR ACCOUNT

CALL APR Ii NYM NAT GAS E 3950

OPTION MARKET VALUE

7,830.00 LIM EXPIRE 3/28/11

AVERAGE LONG: .14400

C .1440 US 17,802.00

.1978 17,802.00"

LAST TRADE DATE: 3/28/11

CALL MAY ii NYM NAT GAS E 4100

OPTION MARKET VALUE

900.00 LIM EXPIRE 4/26/11

AVERAGE LONG: .15800

C .1580 US 20,052.00

.2228 20,052.00*

LAST TRADE DATE: 4/26/11

CALL APR ii NYM NAT GAS E 4300

OPTION MARKET VALUE

EXPIRE 3/28/11

AVERAGE LONG: .23000

C .2300 US 4,832.00

.0604 4,832.00*

LAST TRADE DATE: 3/28/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OB3ECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

COt:U:,'ECIED WILL BE DEEMED YOUR AGREEMENT THAF THIS STATEMENT IS CORRECTAND RATIFIED,

Al )3 I INIVf:S I 0R SERVICFST, INDUC.

h Crt
I 77 ly Iccl.,r ii Rli,l hurt; It I)IIA

ADM

I I Yr ) rlr rrr I!irr rri

STATEMENT OATH: PEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER) 121 X121

ZIITRODUCBD BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIBDMONT IIATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMBNT THAT YOU
ARE UNABLB To REGOIVR WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

* * * * * " * Y 0 U R A C T I V I T Y T H I 8 M 0 N T H *

DATE

2/01/1

LONG/BUY SERT/SBLL DBSCRIPTZON

WIRS TRANSPER REC
WIRB TRANSPBR RBCBIVED

EX PRICE/LEGND CC

WIREREC US

DEBIT CREDIT

59,899.50

2/02/1
2/02/1
2/02/1
2/02/1

2/03/1

2/15/1
2/15/1

2/16/1

7
7
8

12

13
15

CALL JUL 11 NYbl NAT GAS E 5150 C
CALL AUG 11 NYM NAT GAS E 5300 C
CALL SEP 11 NYN NAT QAS E 5500 C
CALL OCT 11 NYM NAT GAS E 5950 C

WIRE TRANSFER REC
WIRE TRANSPBR RBCBIVED

CALL 0AN 12 NYN NAT GAS B 565D C
CALL PES 12 NYN NAT GAS B 5700 C

WIRE TRANSFER REC
WIRE TRANSPBR RECEIVED

NET PREW US
NET PRBN UG
NET PREM US
NET PREM US

WZREREC US

NET PREM US
NET PREM UG

WIREREC US

12,988.50
12,988.50
14,844.00
20,586.00

30, 751. 50
36,232.50

61,407.00

66,984.00

2/22/1

2/23/1 WIRE TRANSFER RBC
WZRE TRANSPER RECSIVED

WIRERBC US

CALL APR 11 NYM NAT GAS E 3950 C NRT PRBN US 13,099.50

13,099.50

2/24/1
2/24/1
2/24/1
2/24/1

9
9

10
18

CALL MAR 11 NYM NAT GAS E 5600 C
CALL MAR 11 NYM NAT GAS B 6500 C
CALL MAR 11 NYM NAT GAG E 7000 C
CALL MAR 11 NYM NAT GAG R 8500 C

EXPIRE US
EXPIRE UG
EXPIRE US
EXPIRE US

.00

.00

.00

.00

2/25/1

2/28/I WZRR TRANSPER REC
WIRB TRANSPER RECEIVED

WZRBRBC US

CALL MAY 11 NYM NAT GAS B 4100 C NBT PREM US 14.359.50

14,359.50

P 0 S I T I 0 N S I N Y 0 U 1 A C COUNT
2/22/1 9

9
CALL APR 11 NYM NAT GAG E 3950 C

OPTZON MARKET VALUE
7,830.00 LIN EXPIRE 3/28/11

AVERAGE LONG: . 144DD

.1440 US

.1978
17,802.00
17,802.00

2/25/1 9
9

LAST TRADE DATE: 3/28/11

CALL MAY 11 NYM NAT GAS E 4100 C
OPTION MARKET VALUB

900.00 LIM EXPIRE 4/26/11
AVERAGE LONG: .15800

. 1580 UG

.2228
20,052,00
20,052.00*

10/25/0 8
8*

LAST TRADE DATE: 4/26/11

CALL APR 11 NYM NAT GAS B 4300 C
OPTION MARKET VALUB

BXPIRE 3/28/11
AVERAGE LONG) .23000

. 2300 US

.0604
4,832.0D
4,832.00*

I'l.t:ASE REPGR 't.)
, Tllif )sr I l I) 2!I, L RE

LAST TRADE DATE: 3/28/11
ADIIII INVESTOR SERVICES, INC. a wholly nwned suhsidiary of:he Archer Daniels IAidland Company.

OIFFEF FNGE., GR GU.F L, Io)NS 'lislsl'IATELY YGUR FAII URE G IMAI .OIATELY EXERCISE Yoi.'R RIGHT Tn IIAVE OIF=FRET,C..S r)R CE) IEC

I
L'l ll'!Sill Al,fiEELIEN'I Thsr Tt IS STAIEt:ENT Is,:,flat CT!II o ATII IEO



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of 'Irade Building

114.1_v. Jackson Blvd. • Suite 1600A

CTl_i(ag_, Illinios 60604-3 I_a0

MONI HLY COMMODII"Y SIAIEMEN I_

PAGE

STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/25/0 8 CALL HAY ii NYM NAT GAS E 4350 C .2475 US 10,096.00

8* OPTION MARKET VALUE .1262 10,096.00"

EXPIRE 4/26/11

AVERAGE LONG: .24750

LAST TRADE DATE: 4/26/11

10/27/0 i0 CALL JUN ii NYM NAT GAS E 4700 C .2380 US 10,050.00

i0" OPTION MARKET VALUE .1005 10,050.00-

EXPIRE 5/25/11

AVERAGE LONG: .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN ii NYM NAT GAS E 4750 C .2350 US 8,154.00

9* OPTION MARKET VALUE .0906 8,154.00-

EXPIRE 5/25/11

AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL JUL ii NYM NAT GAS E 4750 C .2400 US 11,632.00

8* OPTION MARKET VALUE .1454 11,632.00"

EXPIRE 6/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

9/28/0 9 CALL MAY ii NYM NAT GAS E 4900 C .2500 US 2,628.00

9* OPTION MARKET VALUE .0292 2,628.00*

EXPIRE 4/26/11

AVERAGE LONG: .25000

LAST TRADE DATE: 4/26/11

10/25/0 8 CALL AUG Ii NYM NAT GAS E 4950 C .2450 US 11,600.00

8* OPTION MARKET VALUE .1450 11,600.00"

EXPIRE 7/26/11

AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

2/02/1 7 CALL JUL ii NYM NAT GAS E 5150 C .1840 US 5,117.00

7* OPTION MARKET VALUE .0731 5,117.00"

EXPIRE 6/27/11

AVERAGE LONG: .18400

LAST TRADE DATE: 6/27/11

2/02/1 7 CALL AUG 11 NYM NAT GAS E 5300 C .1840 US 6,083.00

7* OPTION MARKET VALUE .0869 6,083.00*

EXPIRE 7/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 7/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED,

R TAiNF(_ _AX_( _![ S SUi_JEC'i TO TEDM'._AND COI'_DIri,,')NS;O',1REVERSE_iDE CODED S'Tf,_GOLS.<_REI-."*' '{ AI%_D ON RE IE_ SIJE

? &4&Bi&1 I IVES'I'OR SERVICES, I%i'C.

( hi&11" il B&i lr I &lt I r Id&'ill & H1"

1.11 A'. I,lchi&ni l51&.&1 ~ Suit& lhiIBA

AD M Cl»& 0 i, lllini& ts!!Srl I

IYC "1 I HCY C DMMDDI I Y S IAI CMC'N I
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STATEMENT DATE: PEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALSSMAN NUMBER& 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(7041264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY GUBSTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLPASB CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/25/0

EX PRICS/LEGND CC

8
8*

CALL MAY 11 NYM NAT QAS E 4350 C
OPTION MARKET VALUE

BXPIRE 4/26/11
AVERAGE LONG: .24750

.2475 US

.1262

LONG/SUY SHRT/SELL DESCRIPTZON DEBIT CREDIT

10,096.00
10,096.00*

10/27/0 10
10*

LAST TRADE DATE: 4/26/11

CALL JUN 11 NYM NAT GAS E 4700
OPTION MARKET VALUE

BXPZRE 5/25/11
AVERAGE rome: .23800

C ,2380 US
.1005

10,050.00
10,050.00

10/29/0 9
9*

LAST TRADE DATE: 5/25/11

CALL JUN 11 NYM NAT GAS E 4750 C
OPTION NARKBT VALUE

EXPIRE 5/25/11
AVERAGB LONG: .23500

.2350 US

.0906
8.154.00
8,154.00*

10/25/0 8
8*

LAST TRADE DATE 5/25/11

CALL JUL 11 NYM NAT QAS E 4750
OPTION MARKBT VALUE

EXPIRE 6/27/11
AVERAGE LONG: .24000

LAST TRADB DATB& 6/27/11

C .2400 US
. 1454

11,632.00
11,632.00*

9/28/0

10/25/0

9
9*

8
8

CALL NAY 11 NYM NAT GAS E 4900 C
OPTION MARKET VALUE

EXPIRE 4/26/11
AVERAGE LONG: .25000

LAST TRADB DATB& 4/26/11

CALL AUG 11 NYN NAT GAS E 4950 C
OPTION MARKET VALUE

EXPZRB 7/26/11
AVERAGE LONG: .24500

.2500 US

.0292

.2450 US

.1450

2,628.00
2,628.00*

11,600.00
11, 600. 00

2/02/1

2/02/1

7
7*

7
7

LAST TRADE DATE: 7/26/11

CALL JUL 11 NYM NICT QAS E 5150
OPTION MARKET VALUE

BXPIRE 6/27/11
AVERAGE LONG: .18400

LAST TRADE DATE: 6/27/11

CALL AUG 11 NYM NAT GAS B 5300 C
OPTION MARKET VALUE

EXPIRB 7/26/11
AVBRAGB LONG: . 18400

.1840 US

.0731

. 1840 US

.0869

5,117.00
5, 117.

00',083.00

6,083,00

LAST TRADE DATE: 7/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary ot the Archer Daniels Midland Company.
r IXASE REF oRT Ariv n Fr Sr&Eric Es or. oulsc ncNs Itx iEDIATE(v vcuR I AICJRE To iMMEoiATE(v EXERCISE vous RISHI ro HAVE oirrERENces or oi3 iFcricw
C flnnc .I ED Yll' IIE IIEESIEtv Y. Dn AC REEIJENT THAT Tl-IS 51ATCtMENT IS CORRECT AND RATIFIED.
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STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

10/27/0 9 CALL SEP ii NYM NAT GAS E 5350 C .2380 US 10,458.00

9* OPTION MARKET VALUE .1162 10,458.00-

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

2/02/1 8 CALL SEP II NYM NAT GAS E 5500 C .1840 US 7,688.00

8* OPTION MARKET VALUE .0961 7,688.00*

EXPIRE 8/26/11

AVERAGE LONG: .18400

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT ii NYM NAT GAS E 5500 C .2650 US 16,212.00

12" OPTION MARKET VALUE .1351 16,212.00-

EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

11/17/0 I0 CALL NOV Ii NYM NAT GAS E 5600 C .2550 US 15,780.00

i0- OPTION MARKET VALUE .1578 15,780.00-

EXPIRE 10/26/11

AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

2/15/1 13 CALL JAN 12 NYM NAT GAS E 5650 C .2350 US 35,282.00

13" OPTION MARKET VALUE .2714 35,282.00*

EXPIRE 12/27/11

AVERAGE LONG: .23500

LAST TRADE DATE: 12/27/11

10/29/0 40 CALL NOV ii NYM NAT GAS E 5700 C .2850 US 56,800.00

40* OPTION MARKET VALUE .1420 56,800.00*

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

2/15/1 15 CALL FEB 12 NYM NAT GAS E 5700 C .2400 US 41,985.00

15" OPTION MARKET VALUE .2799 41,985.00"

EXPIRE 1/26/12

AVERAGE LONG: .24000

LAST TRADE DATE: 1/26/12

8/26/0 7 CALL JUL ii NYM NAT GAS E 5900 C .1850 US 1,260.00

7* OPTION MARKET VALUE .0180 1,260.00"

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

LEA:E RL-POF_T ?,NY D'.FF!.:RENC[fS OR OE.L!ECTIONS IMMEDIATELY. YOUR FAILUF_E 70 IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OB _ECFIONS
C () :]_E(.';I ED W LL BE )E£MED YC)U_ AG :_,EEMENT THAI FHS STATEMENT IS COf]NECT AND :]A]_FIED.
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STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMSER& 121 X2068

SALESMAN NUMBER& 121 X121

INTRODUCED BY; RSC WEALTH ~ MANAGEMENT
!704)264-2767

PIEDMONT NATURAL GAS Co
60UTH CAROLINA ACCOUNT
ATTN ROS THORNTON
Po SOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDINQ YOUR BTATBMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKBR,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

10/27/0

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC

9
9

.238D US

. 1162
CALL SEP 11 NYM NAT QAS E 5350 C

OPTION MARKET VALUE
EXPIRE 8/26/11

AVERAGE LONG& .23800

LAST TRADE DATE: 8/26/11

DBBIT CREDIT

10,458.00
10,458.00*

2/02/1

10/18/0

11/17/0

8
8*

12
12*

10
10*

CALL SBP 11 NYM NAT GAS E 5500 C
OPTION MARKBT VALUE

EXPIRB 8/26/11
AVERAQB LONG: .184DO

LAST TRADE DATE: 8/26/11

CALL OCT 11 NYN NAT GAS S 5500 C
OPTION MARKET VALUE

BXPIRB 9/27/11
AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

CALL NOV 11 NYM NAT GAS E 5600 C
OPTION MARKET VALUE

EXPIRE 10/26/11
AVERAGE LONG: .25500

. 1840 US

.0961

.2650 US

.1351

.2550 US

.1578

7,688.00
7,688.00*

16,212.00
16, 212. 00*

15,780.00
15,780.00

2/15/1 13
13*

LAST TRADE DATE: 10/26/11

CALL JAN 12 NYN NAT GAS E 5650 C
OPTION MARRBT VALUB

EXPIRE 12/27/11
AVERAGE LONG& .23500

LAST TRaDE DATE: 12/27/11

.2350 US

.2714
35,282.00
35,282.00

10/29/0 40
40*

CALL NOV 11 NYN NAT QAS E 5700 C .2850 US
OPTION MARKET VALUE . 1420

EXPIRE 10/26/11
AVERAGE LONG& .28500

56,800.00
56,800.00

2/15/1 15
15*

LAST TRADE DATB& 10/26/11

CALL PES 12 NYM NAT GAS E 5700 C .2400 US
OPTION NARKST VALUE .2799

EXPIRE 1/26/12
AVERAGE LONG& .24000

41,985.00
41, 985 . DO

8/26/0 7
7*

LAST TRADE DATE: 1/26/12

CaLL JUL 11 NYM NAT QAS E 5900 C . 1850 US
OPTION MARKET VALUE . 0180

BXPIRE 6/27/11
AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

1,260.0D
1,260.00*

ADE) INVESTOR SERVICES, INC. a Y,hatty o;;nor) SubSidiary of!Iio Archer Daric)S M dta-d COYIPany
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STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/31/0 8 CALL SEP ii NYM NAT GAS E 5900 C .2750 US 4,608.00

8* OPTION MARKET VALUE .0576 4,608.00*

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 10,284.00

12" OPTION MARKET VALUE .0857 10,284.00"

EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC ii NYM NAT GAS E 5900 C .3050 US 56,560.00

35* OPTION MARKET VALUE .1616 56,560.00*

EXPIRE 11/25/11

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 2,233.00

7* OPTION MARKET VALUE .0319 2,233.00*

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

2/02/1 12 CALL OCT Ii NYM NAT GAS E 5950 C .1700 US 9,744.00

12- OPTION MARKET VALUE .0812 9,744.00*

EXPIRE 9/27/11

AVERAGE LONG: .17000

LAST TRADE DATE: 9/27/11

4/30/0 17 CALL MAY ii NYM NAT GAS E 6100 C .3400 US 119.00

17" OPTION MARKET VALUE .0007 119.00"

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

3/31/0 26 CALL APR ii NYM NAT GAS E 6200 C .3000 US 26.00

26* OPTION MARKET VALUE .0001 26.00*

EXPIRE 3/28/11

AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

1/04/1 13 CALL OCT 11 NYM NAT GAS E 6200 C .1900 US 8,099.00

13- OPTION MARKET VALUE .0623 8,099.00*

EXPIRE 9/27/11

AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CC)F_F_EC] ED WILL BE DEEMED YOUR AGREEMEi'.,!T THAT THIS STATEMENT IS CORRECT AND R/'qIFIED.
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STATEMENT DATE: PES 28, 2011

ACCOUNT NUNSERf 121 X2068

SALESMAN NUNBERf 121 X121

INTRODUCED BY: RBC ~ WEALTH ~ MANAGEMENT
(7D4)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUBS
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SBRVICE AT
I/800/654-0461 or 312/242-7200.

DATE

8/31/0

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LBGND CC

8
8*

.2750 US

.0576
CALL SEP 11 NYM NAT GAS E 5900 C

OPTION BARRET VALUE
EXPIRE 8/26/11

AVERAGE LONG: .27500

DEBIT CREDIT

4,608.00
4,608.00*

9/30/0 12
12*

LAST TRADE DATEf 8/26/11

CALL OCT 11 NYM NAT GAS E 59DD C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGB LONG: .24000

.2400 US

.0857
10,284.00
10,284.00*

12/02/0 35
35

LAST TRADE DATE: 9/27/11

CALL DEC 11 NYM NAT GAS E 5900 C .305D US
OPTION MARKET VALUE .1616

EXPIRE 11/25/11
AVERAGE LONGf .30500

56,560.00
56,560.00*

8/31/D 7
7

LAST TRADE DATE: 11/23/11

CALL AUG 11 NYN NAT GAS B 5950 C
OPTION MARKET VALUE

EXPIRB 7/26/11
AVERAGE LONGf .22000

.2200 US

.0319
2,233.00
2,233.DD*

2/02/1 12
12*

LAST TRADB DATE: 7/26/11

CALL OCT 11 NYM NAT GAS E 5950 C
OPTION MARKBT VALUS

EXPIRE 9/27/11
AVERAGE LONG: . 17000

LAST TRADE DATE: 9/27/11

.1700 US

.0812
9,744.00
9,744.00

4/30/0 17
17*

CALL MAY 11 NYM NAT GAS E 6100
OPTION NARKET VALUE

EXPIRE 4/26/11
AVERAGE LONGf .34000

LAST TRADB DATE: 4/26/11

C .3400 US
.0007

119.00
119. 00*

3/31/0

1/04/I

26
26

13
13*

CALL APR 11 NYN NAT GAS 8 6200 C
OPTION MARKET VALUB

EXPIRE 3/28/11
AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

CALL OCT 11 NYN NAT GAS E 6200 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGB LONG: . 19000

.3000 US

.0001

. 1900 Us

.0623

26.00
26.00*

8,099.00
8,099.00*

LAST TRADE DATE: 9/27/11

ADIYI INVESTOR SERVICES, INC. a Ylhoity owned subsidiary of the Archer Daniels Ml(!la-o Don!pany
FIEA. E RFFOR ANY nil FERENCES OR OOUE TIONS Iflrs OIATFL'l YOUR FAILJRF TO IIANEOIATELY f XER( IFF YO(f I RIO lf I tllils UIF EREI rise OR Oa I C IO ES

:"!if Iff I !EI! Yll L I 6 nt-'IFI'I '
UR lin lsstff Nl TliAT Tl IS STATEMENT IS O,R11( (' liNII R/! IFt
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STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY

9/22/0 8

8*

110311 24
24*

113111 29
29*

713010 8
8*

610110 18
18-

710110 8
8*

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

SHRT/SELL DESCRIPTION

CALL SEP ii NYM NAT GAS E 6250

OPTION MARKET VALUE

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

CALL JAN 12 NYM NAT GAS E 6300

OPTION MARKET VALUE

EXPIRE 12/27/11

AVERAGE LONG: .32000

LAST TRADE DATE: 12/27/11

CALL FEB 12 NYM NAT GAS E 6350

OPTION MARKET VALUE

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

CALL AUG ii NYM NAT GAS E 6750

OPTION MARKET VALUE

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

CALL JUN ii NYM NAT GAS E 6900

OPTION MARKET VALUE

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATE: 5/25/11

CALL JUL ii NYM NAT GAS E 7000

OPTION MARKET VALUE

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

*** SEG USD ***

59,899.50-

59,899.50

.00

155,850.00-

470,544.00

470,544.00

470,544.00

EX PRICE/LEGND CC DEBIT CREDIT

C .1650 US 2,920.00

.0365 2,920.00*

C .3200 US 35,256.00

.1469 35,256.00*

C .2050 US 46,110.00

.1590 46,110.00"

C .2400 US 736.00

.0092 736.00*

C .2050 US 162.00

.0009 162.00"

C .2450 US 176.00

.0022 176.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company,

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIG;4T TO HAVE D,IFr:ERENCES OR Ob ffi:CTIONS

C(3FU:_ECTED WILL BE DEEMED YOUR AGREEMENT IHAr THIS STATEMENT IS CORRECT AND Rt<HFIED,

T;,ir, pc_ _× _,_L(::__r-_ u;Ec[ rc' T! i4MSAHD (,:__'_Dr [ON%C,I RE\:ERqE Si[J_ _:'[( [:' t'_vM[ "'_ :_;,f_![ -,';:L>,!_4[_ )t,, [_[,_ ;Jt_ tl[

? A13M I V'&'FS I'0l& SF RVICFS, INC.
t h«..l & Il&f,lf I of I i.idi'ull&it&I '(:«..

A «& 6

ADM ( Ii«.ini, III»liu. Rf&f&rtd;(&(If

IJ 'std Y C&!1(ta(i'ill Y IRAI f trf til

PAGE 5

STATEMBNT DATE: PEB 28, 2011

ACCOUNT llUMBBR& 121 X2068

SALESMAN NUMBER: 121 X121

ZNTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PZEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY OUBSTIONS OR ISSUES
REGARDING YOUR STATBMEHT THAT YOU
ARE UNABLE TO RESOLVE WZTH YOUR BROKER,
PLEASE CollTACT ADMIS CUSTOMER SBRVICB AT
1/800/654-0461 or 312/242-7200.

DATE

9/22/0 8
8*

CALL SEP 11 NYM NAT GAS R 6250 C
OPTZON MARKET VALUE

EXPZRB 8/26/11
AVERAGE LONG& . 16500

.1650 US

.0365

LONG/BUY SERT/SELL DESCRIPTION EX PRICE/LEQND CC DEBIT CREDIT

2.920.00
2,920.00*

1/03/1 24
24*

LAST TRADE DATE: 8/26/11

CALL JAN 12 NYM NAT GAS E 6300 C
OPTION MARKET VALUB

EXPIRE 12/27/11
AVERAGE LONG: .32000

.3200 US

. 1469
35,256.00
35,256.00

1/31/1

7/30/0

6/01/0

7/01/0

29
29*

8
8*

18
18

8
8

LAST TRADE DATE: 12/27/11

CALL PRB 12 NYM HAT GAS 8 6350 C
OPTION MARKET VALUE

EXPIRE 1/26/12
AVERAGE LONG: .20500

LAST TRADE DATE t 1/26/12

CALL AUG 11 NYM NAT GAS E 6750 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVERAGE LONG: .24DDD

LAST TRADE DATE: 7/26/11

CALL JUN 11 NYM NAT GAS E 6900 C
OPTION MARRET VALUE

EXPIRE 5/25/11
AVERAGE LONG& .20500

LAST TRADE DATB& 5/25/11

CALL JUL 11 NYM MAT GAS R 7000 C
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .24500

ID&ST TRADE DATE: 6/27/11

.2050 US

. 1590

,2400 US
.0092

.2050 US

.DDD9

.2450 US

.D022

46. 110. 00
46. 110. 00

736.00
736.00*

162.00
162.00*

176.00
176.00

1. BEGINNING ACCT BALANCE
2. PAL AND CASH ACTIVITY
3. ENDING ACCT BALANCE
5. NST OPTION PREMIUM
8. OPTIONS MARKET VALUE

*** SEG USD ***
59,899.50-
59.899.50

.00
155,850.00-
470,544.00

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

470.544.00
470,544.00

ADM INVESTOR SERVICES, INC. a &vhoify o„ned subsidiary of ihe Archer Oar iefs M,dl,lr o Contoany.
PLEA" E RoPOR Af Y 0 I I"ERENCES OR OO.IEC I N'll&1&.OIATELY YO.IR FAILORI. TO II/&IEO'ATEI 7 EYER!,ISt. YOJR IC:IT T.. I&AY= CIF=ER(t I" (.'
C&ZRPI OTLII VII„( I&L 11: 71-17&,;let, ACREENEIIT it&11 (I-Is sTA(f'tICNT Is.,ORRI-CT AND fir l'I IEI'&



ADM

ADM INVESTOR SERVICES, INC.

('hicl,,o Board of Irade [.3uik_in_

:I41 W. J4cknon Blvd. • Suile IN_OA

Chicago, [llmios 60604-3190

MC.,N I"Ht Y COMMODI IY S _A1 D/FIN !

PAGE

STATEMENT DATE: FEB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

OPTION PREMIUM US

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

155,850.00- 317,823.00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR BIGHT TO HAVE DIFFERENCES OR OB!ECTiONS
,.':C t:,i _EC.I E ) W LL BE )EEME 3 Y© JR AGREEN, ENT THAT TH S STATEMENT IS CORRECT AND RATIFIED.

? ,fr l&A I I Nl'f'I:..'i I'0 I( SEI(T 'ICED, IN'C'.
L'hie far~ llfiirrl i t lri,l, Ifffnrlfff

1

ADM Clffr.f; fi, Illini . Rfih(IE (I if(

PAGE 6

STATEMENT DATE: PSB 28, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBBR: 121 X121

INTRODUCED BY: RBC ~ WEALTH ~ MANAGEMSNT
(704I264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB TITORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY (TUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARS UNASLR To RESOLVS WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 oz 312/242-7200,

*** CURRBIIT MONTH * * *** YEAR-To-DATE *

OPTION PRBMIUM US 155,850.00- 317,823,00-

ADM INVESTOR SERVICES, INC. a vvhoily oivnecf subsinfary of the Archer Daniels Mfdfano ComPany.
I'LEA f RFROR AfiV o I IERENCES OR OSJEC IOFIS IIIMIEOIATELY YOUR FAILJRE To IMMIERIATELY EXERCISE VoiJR RIGHT IO RAifa OIF ERENCES Df Cli fat. IONS
inff lit cif Ii VII I fia IiE 'AFITYOI I Af'f I I'ENT THAT rf ISSTATEkfENTISrrlfafiFCT Af O A(If I n



South Carolina

Pedod

Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review

Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review

Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review

Closed Positions - May-2009/April-2010 Review
Closed Positions - May-2010/March-2011 Review
Total Closed Positions Review Periods

Report as of 2/28/2011 Close

Realized ValueOriginal Purchase
Cost/Proceeds

$949,450 $2,424,270

Net Value Realized

Gain or (Loss)
$1,474,820

$1,065,640, $400,810 ($664,830)

$851,680; $795,290 ($56,390)

$2,463,69C $4,925,500 $2,461,81G

$3,369,22¢ ($1,385,730) ($4,754,950

$2,908,42C $1,159,981 ($1,748,439
$3,446,03C ($6,147,835) ($9,593,865

$3,599,735 ($12,587,530) ($16,187,265

$2,175,48C ($3,938,546) ($6,114,026

$20,829,345 ($14,353,790) ($35,183,135

Open Positions Total $1,063,33C $470,544 ($592,786)
($13,883,246)Closed/Open Postion TOTALS $21,892,675 ($35,775,921

G:\PNG_Hedging\Hedging Reports_011\Feb 2011\Mark-to-Market Closed Positions as of February 28, 2011 SC

MTMCIosedPositionSummary
3/15/2011 4:09 PM

Period

South Carolina
Re ort as of 2/28/2011 Close

Original Purchase
Cost/Proceeds Realized Value Net Value Realized

Gain or Loss
Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions — Ma -2004/A nl-2005 Review
Closed Positions — Ma -2005/A ril-2006 Review
Closed Positions — Ma -2006/A nl-2007 Review
Closed Positions — Ma -2007/A ril-2008 Review
Closed Positions - Ma -2008/A nl-2009 Review
Closed Positions - Ma -2009/A nl-2010 Review
Closed Positions - Ma -2010/March-2011 Rewew
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

$949,450
$1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030
$3,599,735
$2,175,480

$20,829,345
$1,063,330

$21,892,675

$2,424,270
$400,810
$795,290

$4,925,500
($ 1,385,730)

$ 1,159,981
($6,147,835)

($ 12,587,530)
($3,938,546)

($ 14,353,790)
$470,544

($13,883,246)

$1,474,820
($664,830)

($56,390)
$2,461,810

($4,754,950)
($ 1,748,439)
($9,593,865)

($16,187,265)
($6,114,026)

($35,183,135)
($592,786)

($35,775,921)

GAPNG Hedging(Hedging Reports(2011(Feb 2011&Mark-to-Market Closed Positions asof February 28, 2011 SC
MTMClosedPositionSummary
3/15/2011 4:09 PM



Period Tool

May-10 Call

Map10 Put

Map10 Call ISold)
May-10 Call

May-10 Put

May-10 Call
May-10 Put

May-10 Call
May-10 Put
May-10= Call

May-10; Call ISold)
May-lO! Call

May-10! Call (Sold)

May-10; FUTURES
May-10 FUTURES

May-10 FUTURES
May-10 FUTURES
Jun-10 Call

Jun-101 Put

Jun-lO Call (Sold)
Jun-10i Call

Jun-10 Put

Jun-10 Call
Jun-101 Put

Jun-10 Call
Jun-10 Put

Jun-l( Call

Jun-l( Call (Sold)
Jun-l( Call

Jun-l( Call ISold)
Jun-l( FUTURES

Jun-l£ FUTURES
Jun-l£ FUTURES

Jun-lC FUTURES

Jul-lC Call

Jul-lC Put

Jul-l( Call (Sold)
Jul-l( Call
Jul-l( Put

Jul-l£ Call

Jul-lC Put

Jul-lC Call
Jul-lE Put

Jul-lC Call

Jul-l( Call (Sold)
Jul-l£ FUTURES

Jul-l£ FUTURES
Jul-l( FUTURES

Jul-l£ FUTURES

Au_l-l£ Call

Au_-l£ Put
Aug-l( Call (Sold)

Au_l- 1£ Call

Aug-l( Put
Au_l-l£ Call (Sold)

Au_l- 1( Call

Au_l- 1£ Put

Au_l-l£ Call

Au_l- 1£ Put
Aug-l( Call

Aug-l( Put

Aug-lC Call (Sold
Au_l-l£ FUTURES

Au_l-lC FUTURES

Au_l-lC FUTURES

Au_l-lC FUTURES
Au_l-lC FUTURES

Sep-1C Call
Sep-1C Put

Sep-1C 'Put
Sop-I( Call (Sold)

Sop-16 Call

Sep-16 Call
Sep-1C Put

Sop-l( Call (Sold)

Sep-1C FUTURES

Sep-IC FUTURES
Sep-1C FUTURES
Oct-l( Call

Oc1-1C Put

Oct-10 Call (Sold /
Oct-l(_ Call
Oct-10 Put

Oct-l(] Call

Oct-10 Call (Sold)
Oct-10 FUTURES

Oct-lG FUTURES

Nov-10 Call

Nov-l( Call (Sold)
Nov-l£ Call
Nov-l( Call

Counter

party

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

4YMEX

NYMEX

NYMEX
NYMEX

NYMEX

South Caroline May-20101March-2011 Review

Report as of 2/2812011 Close

MMBtue
Odglnal Purchased Per Strike/Fixed

Trade Dste Price
Month

7/28/2008 80,000 $9.10
7/28/2008 60,000 $6.80

7/28/2008 60,000 $16.00

8/11/2008 60,000 $9.35

8/1112008 60,000 $7.00
9/4/2008 60,000 $9.15

9/4/2008 60,006 $6.50
9/5/2008 60,000 $9.15

9/5/2008 60,000 $6.50
10/14/2008 190,000 $9.25

10/14/2008 190,000 $13.25
10/30/2008 180,000 $10.25

10/30/2008 180,000 $13.25
4/27/2010 60,000 $0.00

4/27/2010 60,000 $0,00

4/27/2010 60,000 $0.00
4/27/2010 60,000 $0.00

7/28/2008 70,000 $9.25

7/28/2008 70,000 $6.80
7/28/2008 70,000 $16.00

8/11/2008 60,000 $9.40

8/11/2008 60,000 $7.00
9/412008 70,000 $9.50

9/4/2008, 70,000 $6.50
9/5/2008, 60,000 $9.40

9/5/2008 60,000 $6.50

10/14/200E 200,000 $9.35

10/14/2008i 200,000 $13.00
10/30/2008! 200,000 $10.00

10/30/200_ 200,000 $13.00

5/25/201( 70,000 $0.00
5/25/201( 60,000 $0.00

5/25/201( 70,000 $0.00

5/25/201( 60,000 $0.00
8/1/200E 50,000 $9.80

8/1/200,E 50,000 $7.00

8/1/200E 50,000 $15.00

8/11/200E 60,000 $9.65
8/11/200E 60,000 $7.00

9/4/200E 50,000 $9.50
9/4/200E 50,000 $6.50

9/5/200E 60,000 $9.50

9/5/200E 60,000 $6.50
10/14/200E 160,000 $9.40

10/14/200E 160,000 $13.00
6/25/201 C 50,000 $0.00

6/25/201C 60,000 $0.00

6/25/201C 50,000 $0.00
6/25/201 ( 60,000 $0.00

8/1/200E 60,00O $9.90
8/1/200E 60,000 $7.00

8/1/200E 60,000 $15.00

8/20/200E 50,000 $9.10_
8/20/200E 50,000 $7.00

8/20/200E 50,000 $14.80

9/4/200E 60,000 $10.00
9/4/200E 60,000 $6.50;

9/5/200E 50,000 $9.95

9/5/200E 50,000 $6.50
10/22/200E 170,000 $8.90_

10/22/200E 170,000 $6.001

10/22/200E 170,000 $14.00i
7/27/201£ 60,000 $0.0(

7/27/201£ 50,000 $0.0(

7/27/201C 60,000 $0.0(

7/27/201£ 50,000 $0.0(
7/27/201C 170,000 $0.0(

8/29/200E 120,000 $9.3(
8/29/200E 40,000 $7.0(

8/29/200_ 80,000 $7.0(
8/29/200_ 120,000 $16.0(

9/5/200_ 110,000 $12.8(

10/20/2008 180,000 $8.5(
10/20/200_ 180,000 $5.6(

10/20/200_ 180,000 $13,9`=

8/17/201 C 80,000 $0.0C
8/26/201 C 40,000 $0.0(

8/26/201C 180,000 $0.0C
9/29/200_ 170,000 $9.0C

9/29/200_ 170,000 $6.5C

9/29/200_ 170,000 $15.0(

10f7/2008 180,000 $10.0C
10/7/2008 180,000 $6.0E

10/20/2008 260,000 $11.5C

10/20/2008 260,000 $15.0C

9/27/201C 170,000 $0.0£

9/27/201C 180,000 $0.0£

11/3/200_ 300,000 $12.2, =

11/3/200E 300,000 $16.0C
11/4/200£ 20,000 $8.8`=

3/17/201£ 100,000 $6.7`=

Trade I
Purchaee Purchase Expiration

Price Cost/Proceeds Expiration Price
Date

$1.0090 $60,54C 4/27/2010 $0.000

($0.3400) ($20,4001 4/27/2010 $0.000

($0.1400) ($8,4001 4/27/2010 $0,000
$0.8200 $49,200 4/27/2010 $0.000

150.30001 1518,0001 4/27/2010 $0.000
$0.6600 $39,600 4/27/2010 $O.OOO

($0,1500) ($9,000) 4/27/2010 $0.000
$0.6600 $39,600 412712010 $0.000

($0.1500) ($9,0001 4/27/2010 $0.000
$0.5300 $100,700 4/27/2010 $0.000

150.0800) 1515,2001 4/27/2010 $0.000
$0,4100 $73,800 4/27/2010 $0.000

150.1400) 1525,200) 4/27/2010 $0.000
$4.2160 $0 4/27/2010 $0,000

$4.2160 $0 412712010 $0.000
$4.2160 $0 4/27/2010 $0.000

$4.2160 $0 4/27/2010 $0.000
$1.0090 $70,630 5/25/2010 $0.000

($0.3400) ($23,800) 5/25/2010 $0.000,

($0.1400) ($9,800) 5/25/2010 $0.000!
$0.8250 $49,500 5/25/2010 $0.0001

($0.3000) ($18,000) 5/25/2010 $0.00(
$0.6600 $46,200 5/25/2010 $0.00(

($0.1500) ($10,500) 5/25/2010 $0.00(
$0.6600 $39,600 5/25/2010 $0.00(

($0.1500) ($9,000) 5/25/2010 $0.0001
$0.5300 $106,000 5/25/2010 $0.00(

($0.0800) ($16,000) 5/25/2010 $0.00(
$0.4700 $94,000 5/25/2010 $0.00(

($0.1800) ($36,000) 5/25/2010 $0.00(
$4.0510 $0 5/25/2010 $0.00(

$4.0510 $0 5/25/2010 $0.00(
$4.0510 $0 5/25/2010 $0.00(

$4.0510 $0 5/25/2010 $0.00(

$0.9900 $49,500 6/2512010 $0.00(

($0.2700) ($13,500) 6/2512010 $0.00(

($0.2000) ($10,000) 6/25/2010 $0.00(
$0.8550 $51,300 6/25/2010 $0.00(

150.3300) 1519,800) 6125/2010 $0.00(
$0.6600 $33,000 6/25/2010 $0.000i

150.1500) 157,500) 6/25/2010 $0.00(
$0.6550 $39,300 6/25/2010 $0.00(

($0.1500) ($9,000) 6/25/2010 $0.00(
$0.5650 $90,400 6/25/2010 $0.00(

($0.1000) ($16,000) 612512010 $0.00(
$4.8610 $0 6/25/2010 $0.00(
$4.8610 $0 6/25/2010 $0.00(

$4.8610 $0 6/25/2010 $0.00(

$4.8610 $0 6/25/2010 $0.00C
$1.0810 $64,860 7/2712010 $0.00(

($0,2800) 1516,800) 7/27/2010 $0.00(

/$0.2500)i 1515,000) 7/27/2010 $0.00(
$1.07001 $53,500 7/27/2010 $0.00£

($0.3500 ($17,500) 7/27/2010 $0.00(

($0.2000 I$10,000) 7/27/2010 $0.00C
$0.660( $39,600 7/27/2010 $0.00C

($0.1500 ($9,000) 7127/2010 $0.00C
$0,650( $32,500 7/27/2010 $0.00(

/$0.1500 ($7,500) 7/27/2010 $0.00£
$0.770( $130,900 7/27/2010 $0.00(

($0.3000 ($51,000) 7/27/2010 $0.00£
($0.1700 ($28,900) 7/27/2010 $0.00£

$4,675( $0 7/27/2010 $0.00(
$4.675( $0 7/27/2010 $0.00£

$4.675( $0 7/27/2010 $0.00£

$4.675( $0 7/27/2010 $0.00£

$4.675( $0 7/27/2010 $0.00£
$1.115( $133,800 8/26/2010 $0.00(

($0.4000 ($16,000) 8/26/2010 $0.00£

($0.4000' ($32,000) 8/26/2010 $0.00(
($0.2000' ($24,000) 8/26/2010 $0.00(

$0.340( $37,400 8/26/2010 $0.00(

$0.965( $173,700 812612010 $0.00£

($0.3000' ($54,000) 8/26/2010 $0.00(

($0.2000' ($36,000) 8/26/2010 $0.00C
$3.818 c. $0 8/26/2010 $0.00£

$3.818 c. $0 8/26/2010 $0.00C
$3.818£ $0 8/26/2010 $0.00£

$1.040( $176,800 9/27/2010 $0.00(

($0.3000' ($51,000) 9/27/2010 $0.00C

($0.2300' ($39,100) 9/27/2010 $0.00C
$0.700( $126,000 9/27/2010 $0.00C

($0.2000' ($36,000) 9/27/2010 $0.00(
$0.510£ $132,600 9/2712010 $0.00£

($0.2000' ($52,000) 9127/2010 $0.00£
$3.800£ $0 9/27/2010 $0.00£

$3.800( $0 9/27/2010 $0.00£

$0.480£ $144,000 10/26/2010 $0.000£

($0.1700' ($51,0001 10/26/2010 $0.00£
$0.330£ $6,600 10/26/2010 $0.00C
$0.207£ $20,700 10/26/2010 E $0.00C

Net Value Realized
Realized Value Fees

Gain or (Loss)

$0 ($60,540) 93.0(
$0 $20,400 93.0(
$0 $8,400; 93.0(

$0 ($49,200)= 93.0(
$0 $18,00( 93.0(

$0 ($39,600 93.0(
$0 $9,00( 93.0(

$0 ($39,600 93.0(
$0 $9,00( 93.0(

$0 ($100,700 294.5(
$0 $15,20( 294.5(

$0 ($73,800 279.0(
$0 $25,20( 279.0(

($155,040) ($155,040' 186.0(
15167,040) ($167,040; 186.0(

($137,040) ($137,040; 186.0(
($137,040) ($137,040' 186.0(

$0 ($70,630' 108.5(
$0 $23,80( 108.5(
$0 $9,80£ 108.5(

$0 ($49,500; 93.0(
$0 $18,00£ 93.0(

$0 ($46,200; 1085(
$0 $10,50£ 108.5(

$0 ($39,6001 93.0(
$0 $9,00£ 93.0(

$0 ($106,000' 310.0(
$0 $16,00C 310.0C

$0 /$94,0001 310.0(
$0 $36,00£ 310.0(

($192,430) ($192,4301 217.0(

15176,940) ($176,940; 186.0(
($171,430) ($171,4301 217.0(

($146,940) ($146,940'_ 186.0£
$0 ($49,5001 77.5(
$0 $13,50£ 77.5(

$0 $10,00£ 77.5(

$0 ($51,300; 93.0(
$0 $19,80£ 93.0(

$0 ($33,000' 77.5(
$0 $7,50£ 77.5(

$0 ($39,300' 93.0(
$0 $9,00( 93.0(

$0 ($90,4001 248.0(
$0 $16,00£ 248.0(

($106,950) ($106,9501 155.0(
($128,340) ($128,3401 186.0(

($81,950) ($81,950', 155.0(
($98,340) ($98,3401 186.0(

$0 ($64,860'_ 93.0(
$0 $16,80( 93.0(

$0 $15,00C 93.0(

$0 ($53,600' t 77.5(
$0 $17,50C 77.5(

$0 $10,00( 77.5(

$0 ($39,600'_ 93.0(
$0 $9,00£ 93.0(

$0 ($32,500'_ 77.5(
$0 $7,50C 77.5(

$0 ($130,900'_ 263.5(
$0 $51,00C 263.5(
$0 $28,90£ 263.5(

($139,500) ($139,500'_ 186.0(

($116,250) ($116,250'_ 155.0(

($109,500) ($109,500', 186.0(

($91,250) ($91,250'_ 155.0(
($225,250) ($225,250'_ 527.0(

$0 ($133,800; 186.0(
$0 $16,00£ 62.0(
$0 $32,00£ 124.0(

$0 $24,00( 186.0(

$0 ($37,4001 170.5(
$0 ($173,7001 279.0(
$0 $54,00£ 279.0(
$0 $36,00£ 279.0(

($254,484) ($254,4841 248.0(

($127,242) ($127,242', 124.0(

($320,5901 ($320,5901 558.0(
$0 ($176,8001 263.5(
$0 $51,00C 263.5(

$0 $39,10£ 263.5(

$0 ($126,000'_ 279.0(
$0 $36,00£ 279.0(

$0 ($132,600', 403.0(
$0 $52,00C 403.0(

($459,000) ($459,0001 527.0(

($396,000) ($396,000'_ 558.0(
$0 ($144,000'_ 465.0(
$0 $51,00C 465.0(

$0 ($6,6001 31.0C

$0 ($20,7001 155.0C

South Caroena May.2010/March-2011 Review
Re rl as of 2/ZVZDI I Close

Period Tool
Counter

ps hf
Orlolnal

Trade Date

MMBtus
Purchased Per

Month

Strike(Fixed
Price

Purchase
once

Purchase
Coal/Proceeds

Trade I

Expiration
Dale

Expiration
R ~ 6 y I

Net Value Reaezed
Reeozed Value

Price Gain orfLosst

Ms -10
Ma -IO
Ma 0

Call
Put
Call Sold

NYMEX
NYMEX
NYMEX

7I28I2008
7I28I2008
7I28(2008

60.0DO
60,000
60,000

$9 10
$6 80

$ 6 00

$ 1.DOBD

$0 3400
$0 1400

$60,540
$20,400

$8.400

4(27(2010
4(27(2010
4/27/2DI 0

$0 000
$0 000
$0 ODO

$60 54D

$20.400
$9,400

93 00
93 00
93 00

Ma - 0
Ma - 0
Ma-0
Ma-0
Ma - 0
Ma-0
Ma -10
Ma -10
Ma -10
Ma -10

Call
Put
Call
P t

Call
Put
Cell
Call Sold
Call
Csa Sold

NYMEX
NYM X

NYM X

NYM X

NYM X

NYM X

NYMEX
NYMEX
NYM X
NYM X

0089/4/
9I5(2
9I5(2

00810/ 4(2
IOI 4/2
10/30/2
I OI30I2

008
008
008

BII I (2008
BII I/2

9I4(2

60,000
60,000
e0,000

60,00D
60 000

190.000
190,000
180.0DD
180,000

935

915

915
6 50
9 25

$ 325
$ 025
$ 3 25

$0 8200
$0 3000
$0 6600

$0 1500
$0 6600

$0 1500
$0 5300

$0 0800
$0.4100

$0 1400

$49 200
$ 18,000
$39,600
$9,000
$39,600
$9 000

$ 10D,700
$ 15,200
$73.800

$25,20

4/
4/
4/
4(

7/2DI 0
7/2010
7(2DI0
7(2010
7(2DI04/2
/20104(27

4/27/2DI0
/20104( 7
/20104/ 7
/20104( 7

$0 000
$0 DOO

$0 DOO

$0 000
$0 000
$0 000
$0 000

$0 000 $0

$49,200
$18.000

$39,600
$9,000

$39,600
$9.000

$100,700
$ 15,200

$73,800
$25,20D

93 00
93 00
93 00
93 00
93 00
83 00

294 50
294 50
279 00
279 00

Ma -10
Ma -10
Ma -10

ORESFUT
FUTORES

URESFUT

NYM X

NYM X

NYMEX

7(20104/2
7/20104/2

4I27I2010

60,000
60,000
60 000

0 00
0 00
0 00

2160
2160
2160

4/
4/
4/

7(2010
TI2010
7/2010

$0 000
$0 000
$0 000

$155,040
$167,040
$137,040

$155,040
$ 167 04D
$ 137 040

186 00
186 00
186 00

Ma -10
Jun-10
Jun-10
Jun-10
Jun-10
Jun 10
Jun 10
Jun 10
Jun-10
Jun 10
Jun-10
JUn-ID
Jun-ID

URESFUT
Cs I

P t

Call Sold
Call
Put
Call
Put
Call
PUt
Call
Call Sold
Call

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

4I27I2010
7I28I2008
7I28I2008
7I28I2008
8(1 U2008
8 (1 I (2006

9(4I2008
9(4I2006
9I5I2006
9(5I2008

10/14/2008
10(14(2008
10/30/2008

60,000
70,000
70,000
70,000
60.000
60,000
70.DOO

70,000
60.000
60,DOO

200,000
200 000
200 000

0 00
925
6 80

$ 6 00
9 40
7 00
9 50
6 50
9 40
6 50
9 35
300
0 00

4 216D
1 0090

$0 3400
$0 1400
$0 8250

$0 3000
$0 6600

$0 1500
SD 6600

$0 150D

SD 5300
$0 0800
$0 4700

$70,630
$23,8DO

$ 9.8DO

$49,500
$ 18,0DO
$46.200

$ 10 5DO

$39,600
$9.0DO

$ 106,000
$ 16 DDO

$94,000

4I27(2DI 0
5/25/2010
5/25/2010
5/25/2010
5I25I2010
5I25I2010
5I25I2010
5I25I2010
5I25I2010
5I25I2010
5I25I2010
5I25I2010
5I25I2010

$0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000

$137,040 $ 137 040
$7D,63D

$23.800
$9.800

$49,500
$ 18,000

$46.200
$ 10,500

$39,60D
$9.0DO

$ 106,00D
$ 16,000

$94.000

18600
108 50
108 50
108 5D

93 00
93 00

10850
108 50
93 00
93 00

310 00
310 DO

310 DO

Call SoldJun-10
Jun-10 FUTURES

NYMEX
NYMEX

10/30/2008
5(25(2010

200 000
70 000

300
0 00

$0 1800
$4 0510

$36,000
$0

5I25IZDI 0
5I25I2010

0 000
0 000 $192.430

$36,000
$ 192 430

310 00
217 00

Jun-10
Jun-10
JUn-10

FUTURES
FUTURES
FUTURES

NYMEX
NYMEX
NYMEX

JULI 0 Call NYMEX
Jul-10 PUI

Call SoldJul-10
Jul-10 Call

NYMEX
NYMEX
NYMEX

Jul-10 PUI NYMEX
Jul-10 Cell
Jul-10
Jul-10

Put
Call

NYMEX
NYMEX
NYMEX

Jul-10 Put NYMEX
Jul-10 Call NYMEX

NYMEX
NYMEX
NYMEX

Jul-10 Call Sold
FUTURESJul-10
FUTURESJul-10

5/25/2010
5/25/2010
5/25/2010

8/I/2008
8/I/2008
8/ I /2008

8/11/2008
8/11/2008

9/4/2008
9(4(2008
9(5(20DB
9(5(2008

10/I 4/2008
10/14/2008
6/25/2010
6/25/201D

60 000
70,00D
60,000
50,000
50,000
50 000
60 000
60 000
50,000
50,000
6D,OOD

6D,OOD

160 OOD

160.000
50.000
60,000

000
000
D 00
980
7 00
5 00
965
7 00
9 50
65D
950
esp
940
3 OD

DOD
0 00

$4 0510
$4 0510
$4 0510
$0 9900

$027DO
$ D 20DO

$0 8550
$0 3300
$0 6600

$0 1500
$0 6550

$0 1500
$0 5650

BD 1000
8610
8610

$49,500
$ 13,500
$ 10.000
$51,300

$ 19,800
$33,000
$7,500
$39,300
$9,DOO

seo,aoo
$ 16.DOO

$0

5I25I2010
5/25/2010
5I25I2010
6I25I2010
6I25I2010
6I25I2DIO
6I25I2010
6/25/2010
6I25I2010
6/25/2010
6/25/2010
6/25/2010
6I25IZDI 0
6I25I2010
6(25/ 010
6(25(2010

0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
0 000
D OOD

$176,940
$171,430
$146,940

$0

$ 106 950
$ 128,340

$ 176,940
$ 171,430
$ 146.94D

$49,50D
$ 13,500
$ 1D,OOO

$51,30D
$19.8DO

$33,000
$7,50D

$39,300
$ 9.0DO

$90,400
$ 16.000

$ 1D6,950
$ 128,340

186 OD

217 00
186 OD

77 50
77 50
77 50
93 00
93 00
77 50
77 50
93 00
93 00

248 00
248 00
15500
186 00

Jul 10
Jul-10

Au -10
Au -10

FUTURES
FUTURES
Call
P U I

NYMEX
NYMEX
NYMEX
NYMEX

ensno1 0
6/25/2D ID

8/I/2008
8/I /2008

50.000
60,000
6D OOD

6D DDO

000
000
9 90
7 00

8610
8610

I D810
$0 2800

$0

$64,860
$ 16,800

6(25(2010
6(25(2010
7(27I20 1 0
7I27(2010

0 OOD

D OOD

0 OOD

0 OOD

$81,950
$98,340

$81,950
$98,340
$64,860
$ 16,800

155 00
186 00
93 00
93 00

Au -10
Au -ID

Call
PUI

Au -10 Call Sold
A -10
Au -ID

Call
Put

Au -10 Call
Au -10 Put
Au -10
Au -10
Au 10

Call
Put
Call Sold

Au -10 Call Sold NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

8/I /2008
Bno/20DB
8/2D/20DB
8(20(2008

9/4/2008
9(4(BODB

9(5(2008
9/5/2008

10/22/2008
10/22/2008
10(22(2DDB

6D,OOD

50 DDO

5D DDD

50,000
60 000
60 000
50,0DO
50.000

170,000
170 000
170.000

$ 5 00
$9 10
17 DO

$ 14 80
$ 10 00

$6 50
$995
65D
8 90
6 00
4 00

$0 2500
$ 1 0700

$0 3500
$0 2000
$0 6600

$0 1500
$0 6500

$0 1500
SD 770D

$0 3000
$0 1700

$15,000
$53,500

$ 1 7,500
$10,000
$39,600
$9,00D
$32,5DO
$7,500

$130,900
$51,000
$28,900

7/27/2010
TI27I201D
7n7(2010
7(27/2010
7I27I2010
7 /27 /201 0
7/27/2010
7/27/201D
7/27/2010
7(27(2010
7/27/201D

0 DOD

D OOD

D ODO

0 000
D OOD

DODD

0 000
0 000
0 000
0 OOD

0 ODO

$ 15,DOO

$53.500
$17,500
$ 10.000

$39,6DO

$9.DOO

$32,5DO

$7,50D
$ 130,900

$51.000
$28,900

93 00
77 50
77 50
77 5D

93 00
93 OD

77 50
77 50

263 50
263 50
263 50

Au -10
Au -10
Au -ID
Au -10

FUTURES
FUTURES
FUTURES
FUTURES

NYMEX
NYMEX
NYMEX
NYMEX

7/27/2010
7(27(2D I 0
7(27I2010
7(27(ZDI0

60 DOO

50,000
60 DOO

50.000

0 00
0 DO

0 DO

$0 00

$4.6750
$4 6750
$4 6750
$4 6750

7(27(201D
7(27(2010
7(27(201D
7n7(2010

0 000
D OOD

0 00D
0 ODO

$ 139,500
$ 116,250
$ 109.500

$91,250

$ 139.500
$ 116,250
$ 1D9,500

$91.250

186 DO

155 00
186 00
155 OD

Au -ID
Se -10
Se -10
Se 10
Se IO
Se -10
Ss -10
Se -10
Se -10

FUTURES
Call
PUI
Put
Cell Sold
Call
Cell
Put
Call Sold

NYMEX
NYMEX
NYMEX
NYMEX
NYM X

NYM X

NYM X

NYMEX
NYMEX

Se -10
Se -ro
Se 10
Oct-10
Ocl-10
Oculo
Oct-10

FUTURES
FUTURES
FUTURES
Call
Put
Cail Sold
Call

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

OMID
Oct-10
0on 1 0
00510

Put
Call
Call Sold
FUTURES

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

Cail SoldNov-10 NYMEX
Nov-ID
Nuv-10

Call
Call

NYMEX
NYMEX

FUTURESOcl.lO
Nov-10 Call

TI27(2010
8/29/2DOB
8/29/ZDOB
8/29/
8/29/

9/5/

008
008
008

IDI20I2008
10/20/ 008
10/20/2008
8/17/2010
8/26/2010
8/26/2010
9/29/2008
9/29/2008
9(29(2008
10/7/2008
I onnooe

IDI20/2008
I OI20(2008
9I27/2010
9/27/ 010
I U3I 008
\ I I3(2008
I I (4(2009
3(1 TI2010

170,000
120.DOO

40,DOO
BO,DDO

120,DOO
110,DOO
180 000
180,000
180,000
80 OOD

40 000
180 000
170,DOO
170 DOO

170,000
180 000
180,000
260,000
260,000
I 70,00D
180,000
300,000
300,000

20.000
100 DOO

$0 00
$9 30
17 00
$7 00

$ 6 00
$ 2 80

$8 50
$5 60

$13 95
00
00

0 00
9 00

50
5 00
0 00

I 50
5 00

00

2 25
6 00

85
$6 75

$4 6750
$ 1 1150
0 4000
0 4000
0 2000

$0 34DO

$0 9650
$0 3000
$0 2000
$3 8189
$3 8189
$3 8189
$ 1 0400

$0.3000
$0 2300
$0 7000

$0 2000
$0 5100

$D.2DOO

$3 8000
$3 8000
$0 4800

$0 1700
$0 3300
$0 2070

$0
$ 133,800
$16 OOD

$32,000
$24 000
$37.400

$173 700
$54,000
$36,000

$0
$0
$0

$176,800
$51,000
$39,100
$126 000
$36,000
$132,600
$52,0DO

$0

$0

$ 144,000
$51,000

$6.600
$20 700

7(27(ZOID
eneno1 0
6(26(2010
8/26/2010
8/26/2010
8/26/20 1D

ensno1 0
6/26/2010
8/26/201D
6/26/201D
sneno1 0
8/26/2010
9/27/2010
9/27/201D
9(27(2010
9/27/2010
9/27/201D
9(27(2010
9/27/201D
9/27/2010
9/27/2010

ID(26(2010
10/26/2010
10/26/2010

10/26/2010 E

0 000
0 000
D ODO

D ODD

0 000
0 ODD

0 000
0 000
D 000
0 ODO

D ODD

0 000
0 000
0 000
0 OOD

0 OOD

0 000
0 000
0 000
0 000
0 000
ODDO$0

0 DOO

0 000
0 DOO

$225,250

$254.484
$ 127,242
$320,590

$459,0 DO

$396,000
$0

$0

$225,250
$133.800

16.000
32.DOO

24.000
$37.400

$ 173,700
54.000
36,DOO

$254.484
$ 127 242
$320,590
$176,800

$51.000
$39,100

$ 126,00D
$36,000

$132,6DO
$ 52.DOO

$459.000
$396.000
$144,000

$51,000
$6.600

$20,700

527 OD

186 OD

62 00
124 00
186 00
I TD 50
279 00
279 00
27900
248 00
124 00
558 00
263 50
263 50
263 50
279 00
279 00
403 00
403 00
527 OD

558 OD

465 DO

465 00
31 00

155 00



Counter
Period Tool

party

Nov-lC Call NYMEX

Dec-lC Call NYMEX

Dec-l( Call NYMEX
Dec-lC Call NYMEX

Dec-lC Call NYMEX

Jan-11 Call NYMEX
Jan-11 Call NYMEX

Jan-11 Call NYMEX
Jan-11 Call NYMEX

Jan-11 _Call NYMEX

Feb-11 Call NYMEX
Feb-11 Call NYMEX

Feb-1 Call NYMEX
Feb-1 Call NYMEX

Feb-1 Call NYMEX

Mar-11 Call NYMEX
Mar-11 Call NYMEX

Mar-11 Call NYMEX
Mar-11 Call NYMEX

SUMMARY:

South Carolina May-20101March-2011 Review

Report as of 2/2812011 Close

MMBtue
Ortglnel Purchased Per

Trade Date
Month

3/31/201C 110,000

1211/200 c 280,000

3110/201C 130,000
3/30/201C 140,000

8/11/201C 140,000

1128/201C 150,000
2/24/201C 150,000

3/24/20 lC 160,000
7/14/201C 150,000

8/20/201 C 150,000

1/29/2016 120,000
2123/201C 120,000
3/24/201C 110,000

7/14/201C "120,000
811712010 120,000

31212010 180,000
3/15/2016 100,000

5/24/2010 90,00C

8/1112010 90,00C
12,030,00C

Strike/Fixed Purchase

Pdce Pdce

$6.40 $0.1850

$9.00 $0.3600

$7.15 $0.2200
$6.20 $0.3050

$5.50 $0.1800

$9.20 $0.2600
$7.65 $0.365(

$6.60! $0.332(
$6.60J $0.200E

$5.3( $0.257C

$9.3_ $0.264E
$7.7E $0.3656

$6.8_ $0.310£

$6.8C $0.205C
$5.8_ $0.215£

$8.5C $0.230C

$7.0C $0.3306
$6.5C $0.300C

$5.66 $0.290C

Trade I
Purchase

Cost/Proceeds Expiration
Date

$20,350 1012612010 E
$100,800 11/23/2010

$28,600 1112312010 E

$42,700 11/23/2010 E
$25,200 11/23/2010 E

$39,000 12/27/2010 E

$54,750 12/27/2010 E
$53,120 12/27/2010 E

$30,000 12/27/2010 E

$38,550 12/27/2010 E
$31,680 01126/2011 E

$43,800 01/26/2011 E

$34,100 01/26/2011 E
$24,600 01/2612011 E

$25,800 01/26/2011 E;
$41,400 02/23/2011 E

$33,000 02/23/2011 I

$27,000 0212312011 E
$26,100 0212312011 E

$2,175,48(

ExplraUon
Pdce

$0,000

$0.000

$0.000

$0,000
$0.000

$0.000

$0.0001

$0.0001

$0.00C

$0.00C
$0.00C

$0.00C

$0.00C

$0.00C

$0,00C

$0.00C

$0.000

$0.006

$0.000

Net Value Realized
Realized Value

Gain or (Loss)
Fees

$0 ($20,350 170.5(

$0 ($100,800' 434.0(
$0 ($28,6001 201.5(

$0 ($42,7001 217.0(

$0 ($25,20C 217.0(

$0 ($39,0001 232.5(
$0 ($54,75C 232.5C

$0 ($53,12C 248.0(

$0 ($30,0001 232.5(
$0 ($38,5501 232.5C

$0 ($31,6801 186.0(
$0 ($43,800 186.0(

$0 ($34,10G 170.5C

$0 ($24,6001 186.0C
$0 ($25,8001 1860C

$0 ($41,4001 2790C

$( ($33,000) 155.0C
$C ($27,000) 139.5C

$C ($26,100) 139.5C
($3,938,546: ($6,114,026) 21,374.5G

South CaroDna May-2010/March-2011 Review
Re ort as of 2/26/2011 Close

Period Tool Counter
penv

Grl9 lnal
Tfads Dale

MMBtus
Purchased Per

Month

Strike/Fixed
Phc4

Pufchaaa
Price

Pufchaao
Cost/Proceeds

Trade /
Expiration

Date

Explratlon
Prke ReaBzod Value Nel Value ReaDzed

Gain or(Losel Foes

Nov-ID
Dec-ID
Dec-10
Dec-10

Call
Call
Call
Call

NYMEX
NYMEX
NYMEX
NYMEX

3/31I2010
12/I/2D09
3/10/ZDI 0
3/30/2010

110 000
280 000
130 DOO

140 DOO

640
9 DO

715
$6 20

0 1850
0 3600

$0 2200
$0 3050

$20 350 10/26/2010 E
$ 100,800 11/23/2010

28 600 11/23/2010 E

2 700 I /23/20 0

0.00D
0 000
D ODD

D 000

$20,350
$ 10D BDO

28.600
2 700

170 50
434 00
201 50
217 00

Dec-10
Jan-11
Jan-11
Jan-ll
Jan-11
Jan-11
Feb-11
Feb-11
Feb-11

Call
Call
Call
Call
Call
Call
Call
Call
Call

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

8/I I /201 0
I /28/2010
2/24/2010
3I24/201D
7I14I2010
BIZOI2010
U29/2010
2/23/2010
3/24/2010

140 DOO

150 000
150 000
160 000
150 000
150 000
120 000
120 000
110 000

5 50
920
7 65

6 60
5 30
9 35
7 75
6 85

$0 1800
0 2600
0 3650
0 3320
0 2000
0 2570
0 2640
0 3650
0 3100

25,200 I /23/ 0 0
39000 12/27/ 0 0
5475D 12/27/ 0 0
53,12D 12/27/20 0
30 000 12/27/ 010
38 550 12/ 7/2010 E
31 680 0 /26/2011 E

3 BDO OU26/2011 E
34 IDO DU26I2011 E

0 ODO

0 000
0 DOO

0 000
0 000
0 000

$0.000
$0 000
$0 000

25,200
39 000
54 750
53,120
30 000
38 550
31 680

3 800
34 100

217 00
232 5D

232 5D

248.00
232 50
232 50
18 00
186 00
170 50

Feb-11
Feb-11
Mar-11
Mar-11
Mar-11
Mar-11

SUMMARY

Call
Call
Call
Call
Call
Cat

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

7I14/2010
8/I 7/201 D

3/2/201D
3/1 5I2010
5/24/2010
8/11/2D I 0

120 000
120 000
I BD 000
100 OOD

9D DDO

90 000
12 030 DOO

6 80
585
850
7 DD

6 50
5 60

0 2050
0 2150
0 2300

$0 3300
$0 3000
$0 290D

24 600 01/26/2011 E
25,800 01/26/2011 E

I 400 02/23/2011 E
33 000 DZ/23/2011 E
27 000 02/23/2011 E

26 100 02/23/2011 E

$2 75 480

0 000
0 000
0 000
0 OOD

D OOD

D ODO

$3 938 546 $6

24,60D 18600
25600 186 00

I 400 279 00
1550033,0DO
139 5027.000
139 5026,100

14 026 21 374 50



Open Positions - South Carolina

Report as of 2/28/2011 Close

I ounte MMBtus Strike/Fixed Purchase Purchase Trade I NYMEX Net Value vs.Period Tool Cparty r Trade Date PurchaSedperMonth Price Price Cost/Proceeds ExpirationDate MarketPrlce Market Value CurrentvalueMarket

Apr-11 Call NYMEX 3/31/2010 260,000 $6.20 $0.3000 $78,000 03128/2011 E $0.0001 $26 ($77,974)

Apr-11 Call NYMEX 10/25/2010 80,000 $4.30 $0.2300 $18,400 03/28/2011 E $0.0604 $4,832 ($13,568)
Apr-11 Call NYMEX 2/22/2011 90,000 $3.95 $0.1440 $12,960 03/28/2011 E $0.1978 $17,802 $4,842

May-11 Call NYMEX 4/30/2010 170,000 $6.10 $0.3400 $57,800 04/26/2011 E $0.0007 $119 ($57,681)

May-11 Call NYMI=X 9/28/2010 90,000 $4.90 $0.2500 $22,500 04/26/2011 E $0.0292 $2,628 ($19,872)

May-11 Call NYMEX 10/25/2010 80,000 $4.35 $0.2475 $19,800 04/26/2011 E $0.1262 $10,096 ($9,704)

May-11 Call NYMEX 212512011 90,000 $4.10 $0.1580 $14,220 0412612011 E $0.2228 $20,052 $5,832

Jun-11 Call NYMEX 6/1/2010 180,000 $6.90 $0.2050 $36,900 05/25/2011 E $0.0009 $162 ($36,738)

Jun-11 Call NYMEX 10/27/2010 100,000 $4.70 $0.2380 $23,800 0512512011 E $0.1005 $10,050 ($13,750)

Jun-11 Call NYMEX 1012912010 90,000 $4.75 $0.2350 $21,150 05/25/2011 E $0.0906 $8,154 ($12,996)

Jul-11 Call NYMEX 7/1/2010 80,000 $7.00 $0.2450 $19,600 06/27/2011 E $0.0022 $176 ($19,424)

Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.1850 $12,950 06127/2011 E $0.0180 $1,260 ($11,690)

Jul-11 Call NYMEX 10/25/2010 80,000 $4.75 $0.2400 $19,200 06/2712011 E $0.1454 $11,632 ($7,568)

Jul-11 Call NYMEX 21212011 70,000 $5.15 $0.1840 $12,880 0612712011 E $0.0731 $5,117 ($7,763)

Aug-11 Call NYMEX 7/30/2010 80,000 $6.75 $0.2400 $19,200 0712612011 E $0.0092 $736 ($18,464)

Aug-11 Call NYMEX 813112010 70,000 $5.95 $0.2200 $15,400 0712612011 E $0.0319 $2,233 ($13,167)

Aug-11 Call NYMEX .10/25/2010 80,000 $4.95 $0.2450 $19,600 0712612011 E $0.1450 $11,600 ($8,000)

Aug-11 Call NYMEX 2/2/2011 70,000 $5.30 $0.1840 $12,880 0712612011 E $0.0869 $6,083 ($6,797)

Sep-11 Call NYMEX 8/31/2010 80,000 $5.90 $0.2750 $22,000 08/26/2011 E $0.0576 $4,608 ($17,392)

Sep-11 Call NYMEX 9/22/2010 80,000 $6.25 $0.1650 $13,200 08/26/2011 E $0.0365 $2,920 ($10,280)

Sep-11 Call NYMEX 1012712010 90,000 $5.35 $0.2380 $21,420 08/26/2011 E $0.1162 $10,458 ($10,962)

Sep-11 Call NYMEX 2/2/2011 80,000 $5.50 $0.1840 $14,720 0812612011 E $0.0961 $7,688 ($7,032)

Oct-ll Call NYMEX 9/30/2010 120,000 $5.90 $0.2400 $28,800 09/27/2011 E $0.0857 $10,284 ($18,516)

Oct-ll Call NYMEX 10/18/2010 120,000 $5.50 $0.2650 $31,800 0912712011 E $0.1351 $16,212 ($15,588)

Oct-ll Call NYMEX 1/4/2011 130,000 $6.20 $0.1900 $24,700 09/27/2011 E $0.0623 $8,099 ($16,601)

O¢t-ll Call NYMEX 2/2/2011 120,000 $5.95 $0.1700 $20,400 09/27/2011 E $0.0812 $9,744 ($10,656)

Nov-11 Call NYMEX 1012912010 400,000 $5.70 $0.2850 $114,000 10/26/2011 E $0.1420 $56,800 ($57,200)

Nov-11 Call NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25,500 10/26/2011 E $0.1578 $15,780 ($9,720)

Dec-11 Call NYMEX 121212010 350,000 $5.90 $0.3050 $106,750 11/23/2011 E $0.1616 $56,560 ($50,190)

Jan-12 Call NYMEX 11312011 240,000 $6.30 $0.3200 $76,800 12/27/2011 E $0.1489 $35,256 ($41,544)

Jan-12 Call NYMEX 211512011 130,000 $5.65 $0.2350 $30,550 12/27/2011 E $0.2714 $35,282 $4,732

Feb-12 Call NYMEX 113112011 290,000 $6.35 $0.2050 $59,450 01/26/2012 E $0.1590 $46,110 ($13,340)
Feb-12 Call NYMEX 2/15/2011 150,000 $5.70 $0.2400 $36,000 0112612012 E $0.2799 $41,985 $5,985

SUMMARY: 4,310,000 $1,063,330 $470,544 ($592,786)

0 n Positions ~ South Carolina
Re rt as of 2/28/20(t Close

Counter p 8 ad Strike/Fixed Purchase PurchaseMMBtus Trade /

Party p M M
PHce Price Cosdproceeda

Trade Data Purchased Expiration
Per Month

NYMEX Not Value vs.
Market Market Value Current Market
PHco Value

Apr-11 Call NYMEX 3/31/2010
A r-11 Call NYMEX 10/25/2010

260 000 $6 20 $0 3000 $78,000 03/26(2011 E $D 0001 $26 ($77,974)
80,000 $430 $02300 $ 18,400 03(28(2011 E $00604 $4,832 ($13.568)

APr-11 Call NYMEX 2/22/2011 90,000 $3 95 $0 1440 $ 12,960 03/28/2011 E $0 1978 $17,802 $4,842
Ma -11 Call NYMEX 4/30/2010
Ma -11 Call NYMEX 9/28/201D

170,000 $6 10 $0 3400 $57 800 04/26/2011 E $0 0007 $119 $57 681)
90,000 $4 90 $0 2500 $22,500 04/26/2011 E $0 0292 $2.628 ($ 19,872)

Ma -11 Call NYMEX 10/25/2010 80,000 $4 35 $0.2475 $ 19,800 04/26/2011 E $01262 $ 10,096 ($9,704)
May-11 Call NYMEX 2/25/2011 90,000 $4 10 $0 1580 $ 14,220 04/26/2011 E $0 2228 $20,052 $5,832
Jun-11 Cell NYMEX 6/1/2010
Jun-11 Cail NYMEX 10/27/2010

$0 2050 $36,900 05/25/2011 E $0 0009 $ 162 ($36,738)180,000 $6 90
100 000 $4 70 $0 2380 $23,800 D5/25/2011 E $0.1005 $ 10,050 ($ 13,750)

Jun-11 Call NYMEX 10/29/2010 90,000 $4 75 $ D 2350 $21,150 05/25/2011 E $ D 0906 $8,154 ($12,996)
Jul-11 Call NYMEX 7/1/2010
Jul-11 Call NYMEX 8/26/2010
Jul-11 Call NYMEX 10/25/2010
Jul-11 Call NYMEX 2/2/2011

80,000 $7.DO $0 2450 $19 600 06(27/2011 E $D 0022 $ 176 ($ 19,424)
70,000 $5.90 $0 1850 $12 950 06/27/2011 E $0 0180 $ 1,260 ($11,690)
80 000 $4 75 $0 24DO $ 19 200 06/27/2011 E $0 1454 $11,632 $7,568)
70,000 $5 15 $0 1840 $ 12,880 06/27/2011 E $0 0731 $5 117 ($7,763)

Au -11 Call NYMEX 7/30/2010 8D DDO $6 75 $0 2400
Au -11 Call NYMEX 8/31/2D1D 7D,DOD $5 95 $0 2200

$ 19 2DO 07)26)2011 E $0.0092 $736 ($ 18,464)
$ 15,400 07)26)2011 E $0 0319 $2,233 ($ 13,167)

Au -11 Call NYMEX 10/25/2010 80,000 $4 95 $0 2450 $ 19,600 07/26/2011 E $0 1450 $ 11.600 ($8,00D)
Aug-11 Call NYMEX 2/2/2011 70,000 $5.30 $01840 $ 12,880 07/26/2011 E $0 0869 $6,083 ($6,797)
SeP-11 Call NYMEX 6/31/2010
Ss 11 Call NYMEX 9/22/2D10
Se 11 Call NYMEX 10/27/2010
Sep-11 Call NYMEX 2/2/2011

80,000 $5 90 $0 2750 $22,000 08/26/2011 E $0 0576 $4,608 ($ 17,392)
80 000 $6 25 $0 1650 $ 13 200 D8)26I2011 E $0 D365 $2,920 ($ 10,280)
90 000 $5 35 $0 2380 $21 420 08I26I2011 E $0 1162 $ 10,458 ($ 10,962)
80,000 $5 50 $0 1840 $14,720 08)26/2011 E $0 0961 $7,688 ($7,032)

Ocl-11 Call NYMEX 9/30/2010
Ocl. 1 1 Call NYMEX 10/18/2010
Ocl. 1 1 Call NYMEX 1/4/2011

120,000 $5 90
120,000 $5 5D

130 000 $6 20

$0 2400 $28,800 09/27/2011 E $0 0857 $ 10,284 ($ 18,516)
$0 2650 $31,800 09/27/2D11 E $0 1351 $ 16,212 ($ 15 588)
$0 1900 $24,700 09/27/2011 E $0 0623 $8,D99 ($ 16,601)

Ocl-11 Ca/I NYMEX 2/2/2011
Nov-11 Csa NYMEX 10/29/2010
Nov-11 Call NYMEX 11/17/2010

120,000 $5 95

400,000 $5 70
100,000 $5 60 $0.2550 $25,500 10/26/2011 E $0 1578 $ 15,780 ($9,720)

$0 1700 $20,400 09/27/2011 E $0 0812 $9,744 ($ 10,656)

$0.285D $ 114,00D 10/26/2011 E $0 1420 $56,800 ($57 200)

ac. 1 1 sll N X 12/2/201 350,000 5.90 $0 3050 106,75 11/23/2011 1 60 ( 50,190)
Jan-12 Call NYMEX 1/3/2011 240 000 $6 30 $0 3200 $76 800 12/27/2011 E $0 1469 $35,256 ($41,544)
Jsn-12 Call NYMEX 2/15/2011 130,000 $5 65 $0.2350 $30,550 12/27/2011 E $0 2714 $35,282 $4,732
Feb-12 Call NYMEX 1/31/2011 290,000 $6 35 $0 2050 $59,450 01/26/2012 E $0 1590 $46,110 ($ 13,340)
Fab-12 Call NYMEX 2/15/2011

SUMMARY
150,000 $5 70

4,310,000
$0 2400 $36,000 01)26)2012 E $ D 2799 $5,985$41,985

470,544 ( 592,786)


